POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)
for the month of Aug 2004

SALES/ DATE OF
DATE LINE# SECURITY DESCRIPTION YIELD PURCHASES MATURITIES  GAIN/LOSS COMMENTS MATURITY
8/5 58202 CP BAVARIA TRR 1.32 50,000,000 MAT 8/5/04
8/5 58243 CP MANHATTAN ASSET FDG 1.52 25,032,000 PURC 8/27/04
8/5 58244  CP EIFFEL FUNDING 1.52 20,000,000 PURC 9/3/04
8/6 57795 CP NESTLE CORP 1.22 35,000,000 MAT 8/6/04
8/6 58247 CP BAVARIA TRR CORP 1.54 30,000,000 PURC 9/1/04
8/9 58000 CP EDISON ASSET SEC 1.05 21,035,000 MAT 8/9/04
8/9 58095 USTN 2.55 25,000,000 113,386 SALE 4/30/06
8/9 58250 CP STARBIRD FDG 1.52 30,000,000 PURC 9/3/04
8/11 58027 CP EDISON ASSET SEC 1.07 50,000,000 MAT 8/11/04
8/12 58057 CP CONCORD MINUTEMEN CAP 1.13 50,000,000 MAT 8/12/04
8/12 58258 CP CHARTA CORP 1.56 25,000,000 PURC 10/1/04
8/12 58259 CP MANHATTAN ASSET 1.61 25,000,000 PURC 10/6/04
8/13 56861 FHLB 2.00 25,000,000 MAT 8/13/04
8/13 58262 CP ATOMIUM FDG CORP 1.61 25,000,000 PURC 10/7/04
8/15 56860 FHLMC 2.03 25,000,000 MAT 8/15/04
8/16 57987 CPKITTY HAWK FDG 1.05 50,000,000 MAT 8/16/04
8/16 58265 CP BAVARIA TRR 1.56 25,000,000 PURC 9/7/04
8/18 58197 NCD WELLS FARGO BANK 1.32 50,000,000 MAT 8/18/04
8/18 58270  NCD Washinton Mutual 2.02 50,000,000 PURC 5/16/05
8/20 57535 NCD WESTDEUTSCHE 1.33 50,000,000 MAT 8/20/04
8/20 58220 CP BAVARIA TRR CORP 1.40 50,000,000 MAT 8/20/04
8/20 58234 CP BAVARIA TRR CORP 1.45 22,100,000 MAT 8/20/04
8/20 58275 CP EUREKA SECURINC 1.57 10,000,000 PURC 10/7/04
8/20 58276 CP MANHATTAN ASSET 1.69 50,000,000 PURC 11/19/04
8/20 58277 CP SIGMA FIN INC 1.67 25,000,000 PURC 11/18/04
8/20 58278 CP CROWN POINT CAP 1.68 27,411,000 PURC 11/18/04
8/24 58216 CP JUPITER SEC CORP 1.37 20,000,000 MAT 8/24/04
8/25 58285 NCD TORONTO DOMINION 2.21 50,000,000 PURC 8/25/05
8/26 58233 CP RECEIVABLES CAP 1.45 50,000,000 MAT 8/26/04
8/26 58289 NCD WASHINGTON MUTUAL 2.10 50,000,000 PURC 5/27/05
8/27 57772 CP SOCIETE GENERALE 1.30 25,000,000 MAT 8/27/04

8/27 58243 CP MANHATTAN ASSET FDG 1.52 25,032,000 MAT 8/27/04



POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)
for the month of Aug 2004

SALES/ DATE OF
DATE LINE# SECURITY DESCRIPTION YIELD PURCHASES MATURITIES  GAIN/LOSS COMMENTS MATURITY
8/27 58292 NCD UBS 2.10 50,000,000 PURC 6/30/05
8/27 58293 NCD WASHINGTON MUTUAL 2.24 25,000,000 PURC 8/25/05
8/27 58294 NCD TORONTO DOMINION 2.20 50,000,000 PURC 8/26/05
8/30 58297 NCD CIBC 2.24 50,000,000 PURC 8/30/05
8/30 58298 NCD US Bank 2.17 25,000,000 PURC 7/18/05

Total 667,443,000 623,167,000 113,386
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